RS B B SR 5 BT

3y

AIBEOESF BT HE S 2026 FE5F 3 2
Pon =y

=]

2026 ££ 09 A 30 H

HEFHN: BRESEEAGRAF
HEETEN: BERBEIEBEROGERAF
WEZHE: 2026410 A 27 H




FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

§1 BEERRN

S E BN NER S LEF RN S R B EIC 8 R T VMR s oK
W, IR RISENE . R TEAN SE B AR Al SO 5T

IS FE NEREEIESF B A IR A FRIREA R & G RZE, 12026 4 10 A 26 HE
I S5 4R bR HER IS B A SIS S AR, PRIER I WA AR B

B 1 AR
TR PERRA B H KI5

BN RVE ORSEE . 80 5T A BENE P R 1, (EAPRIERE & — 8
il

B MIEENGIFAACRILARRERI - BB WS, BB LA B B8 PSR R A48
BEATE B A S U S

AR TR 55 R R L .
AERIE 2026 467 A 1 HiigE 9 H 30 Hiks

§ 2 HEF= MR

AL AR HIE AR 3 I 4 ETF

M TR EFRULE (T ALUESFRIRR: 24 ETF #r)D
H4 ARG 563770

oA 563770

(e A 5 B IR

e A FEMH 20254E5 A 8 H

s AREES M A A | 27,307,000.00 {7

B IRERR IR, B R ER B O 2 BE AN ER BR R 22 1 fe /M . AT

% Hir & 7748 H Y R ER 25 B A HE IR HITE 0.2% LA, AL ERER R
EPEHITE 2% AN .

AT R SE e R, R 58 A ObR 1 98 B a5 2H R S
PUE M 2 e I SR IR BT AL, FRARIE AR O R RO An 757 S AL 1)
ARAHEAT N EE . (AR R IR IS T S B @ TR e B0 T AR
HITE RO TR, e BN AR UL R 55 B A QSRS 2 A 14
HARSR IR B E IR B G RRALS, DUA RS IRERPR I
TR E . FPRTE R B EAR T (D BRI R (2)
PRI B Ar FF s T A A s (3D AR R B pldn 77 K 5
s (4) AREEEURG F AT EO LB A (5) ARAHR BUs i 77
IREBLER R (6) FRiREGn ik kAR, (7)) HAbwTRE
7 B R 1) AN 2 S BR A (10 i A ) o B AL 5

AT Gy ok ) Y5 R AR O 2 P ) 2 B A U AE 0.2% PAWY, AEALER
R ZE P HIAE 2% BA A o 0 BRI 14 5 500 o) R U o B B LA R K 3

E NI S bl




FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

BURER R 22 L EIRVEE, e BN NR UG 2 I 0 S PR 2
R K

X MBI AN A DRVE LR R A 1 sy 73 45 B 1l ¢
WAL, FEARESTLRG B E N A TR, e
NI BANT7 . SIS TR AR TR AR IR AT 2E A 55
BEAT BN, I8 HI A & B BB T A A S S B R R 4L
B SRS AT REMG IR A48 KK R B -

AT FoA T BT BUORIR A4 . BURBURI . AR AT
ACHMITF A BT IR L B SCRFUE TR BOTE SRS < T2 b P B SRS
Z 5 R IE e ALY 55 SRS . A7 B R UE SR B N .

A £ e A v HHE 448 B i Bl R Holioas &
AHE e TR R, FLTUYIMACEE A U RS KT T il 2 Y
ReHmlimie.

IR W 2 RFAE AF NN AR IR RAR B &, SR 58 4 B Ml SRt R B2
PREGIRERIL, AR R L 5 AR SR BT R AL 1 T 37 4L 5
AT DRI UL 2 e A AH B

SEEEA HRE RS E AR AR

HETEAN K] Z g E 77 B A1 PR A )

§ 3 EEWM SRS HERI

3.1 EETEIRIR

gfr: ARt

FEW 5 b WEH (2026 47 H 1 H—2026 49 A 30 H)
LAHA 2 S Ik 2 -311,780.54
2. AR 1,026,275.46
3R 35 5 4 A B A A A 0.0363
4 IR BE 4 5 1 E 30,938,547.10
SR B A 1.1330

E: 1 EREEWSHR AR NAWEEE 53 &R BB, T A5 L brlias

USR-S (o Rl

2 A s B it i 2k e AR SR © BB S L HAhlN A 2 fe (B A2 sh I ad)
FURRAH 5 B RS P IRAEL 45 9% 5 (K AR A0 AT Dy A 39 2 se B e fn_E A0 2 e (B 22 5

En s

3.2 BEEHEEN

3.2.1 ESHHTHE N KR KIS RIS RS AR 2l R A LR

U ai e

TR ko

BrAEEYS | ST | kg

mE | e | wier | O0 | ©©

%2 BRI )T




AR A e E RIS 5 RIT G FE HGIE S BB 5L 4 2026 4E55 3 =R
@) HZ®D

HE=4NH 2.36% 1.05% 0.69% 1.07% 1.67% -0.02%
S ANAN & -14.12% 0.98% -16.54% 1.00% 2.42% -0.02%
ok —5 -1.13% 1.03% -4.98% 1.04% 3.85% -0.01%
Hit 45 F

e E% N 13.30% 0.96% 7.37% 0.98% 5.93% -0.02%
% &

322 HESASRAAEBURES R FEE KRR RE SRS EREE
e 28 FRAZZN ) LR

IR PIEAIE B B A RETF R T 15 3555 T8 A Ml Sy B A o OBC 38 3K Y 05 92 5K 35 =d

HoBE
40. 00%
A
35. 00% y Lf -y
30. 00% il l;’ wwuwﬂ“{wﬂ
z | VA, III.,,-"| |[.'.ﬂr. IMMJ ML‘\
25. 00%
\1 / ;'v \.\lt.w
e ! 1
20. 00% w¢ﬁw ﬁ
15. 00% "c) Au"
10-00% mﬁ 1ﬂu %
oW L
5.00% 5 m{{{; U
fohnd
0. 008 PN
W © o W © W =~ B o M © m B +~ M~ o m < o o0 O
Feom o o ool o o 2% vy Y % RSN xR T
uw éa éa [ o o o - o o — o4 [a] =+ u ~(L.i éﬂ I~ [« o = R =
o T T ° ¢ ¢ oT oon &R ET R fOrELETIR
W W W W Wb W Wb B Wb Wb B b Db D b& O b O b O
o o o o o o o o™ o o o o o od o™ o o od o o™ o
o o o © o o o O O O o O 0o 59 oo o o O O 0O o
o o o o o o o od o™ o o o™ o od o™ o o od o™ od o™
‘— BEPIESEARNERETFR T HEIEKE — BEPIESEEAMERETF Rl SR E W3

TE: ARESEOHIN 6 AT, B HIZARN & T B IR &

BRZE.

§4 BEARE

4.1 RE&LE (RESLHE/NA) FH

w4

R

EARFE S G2 P
MR

AEERH )

5 AE H I

e
Ml
FIR

B

eS|

AT
ez

it}

2025 45
HS$8H

11

%, fit. 2013 4E 7 AT HREE W
BRI R AR TAE, A& #2015
EIMAERESEHRERAR, YIEH
FRHET SR, RFAO. Mg,
B I E A-HS0 $R RIS R 4
(LOF). A "FE ) IR e Sk 28 5
B AR EOE R B B 4 FH R
AR RIT AR ) BT e B 2 1




FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

ViR L. R IR AE R B A 5
TR IO R A4 . FHE PRy
W 500 224 PAAS 5 RO i g $E
PR BT RS H R I RIS i b
A Gy BRI R O R 1 s e 4
Fi HIE S i 5 AR HR AL 5 BT i A
BOF R GES . R IE SR ET A
WRAZ 55 B 1 i B 75 43 B ik 4 ke
BV e N (e e Tl w22 N R G
HAE Ty BIF T da HOIE 77 1% B A 4 K
SR & R IIE A100 22 5 BTk
KIEHOE R B34 B IUE A100
22 5 BT I AR IR T3 4% W 5 4 Rk 5K
BRI I &2, DR EEAED
RAREIE SR S 4. FIUEVE 9% 80 &2
SRR BOIE i R R . L
EVH 9 80 22 5 B I TR Bk 7 5 % Ak
SRS . R R I R S T
T IR ORI 4 R I
FR7NE A Gy BT I AR EOIE I7 4% T A 4
el 4. AR A OIE FEth 3 RAE B BT
TR HOIE 3 R AL e A 4 . R
HHIENLAE A ZE 5 B X Fa oiE 77 # 5%
&R AR S . R HHE AS00
T ORI BRI EOE R R E R 4. {5
HHIE AS00 22 5 B 18 48 ik 25 5 5%
e RS I EA RS
ZLRR B B 28 5 B TG AR HOiE R $ 0F
Fedr . HRERIEEILE 50 faEY Kk
FUEFFH IS R IR AS0 A2 5 1Y
PAN G (R BT s A S N (£ ol
Bk (B BN AE 5 B i e BOIE g 4
Tih4 (QDID. R k448 H Il 4
WA G BT A e BOE 7 ¥ B 5 4.
FE HIE TR PRk A 5 B i U AuE 2
BRI 4. 5 18 AR M R £ R 5
22 5 BT I AR IR I3 4% W 5 4 Rk 5K
BeRE L4 . FHR PIENL 38 AZE 5 BT
SKIBEOE TR S . R HIE ASO &2
5y BT I AR BOIE 25 5 % 5 4 ke A
L . HRE IG5 BT
KIBBOE BT RS Jm e LA™
v AZ 55 B 1 i B 75 4% B ik 4 ke
KA SRS,

#

=
pes

7

~




FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

E: 1 AEEEEEELENERHIOVARESFAENH, FEEE2 B RER H L
L iR e L BB AR DI A AR S BUE I RER A% (RO B

2 AEFF ML R IFRAREE A FIE R & GEFRGLENMES . HHE. mgE
NN 53 B8 B ORFIESR AL N 3 i AR SR E -

4.2 BRI A AR S MR <745 18 L A B

HGEHNFY: ARG N, AREGEBEN T (P NRITNEES R 555
GIE) (ATFHEIEF R R RSB EE B INE) S5 IR RN L 5 T 51 v U] ) 0 5 LA
LA KL G (M2 4 1 [ S 2 SR N8, AN WSRAE S SRR 5T 10 i DU LA 3 Y 2k
SR, AR S KTRTIR T, G RAA ANBOR B 2. ARG A, ik
REEG I, T E R G R ANFIZE ATy 2 (5 R DL RS BB 1R & A R A
PR B 5 TR I RLE »

3 AFRGERUH
3.1 AP35 R RPAT O
A LN WV St DT P WIRP U E S a7 /Y R e ki d s e S /AR B D E iy

REH = BEEHNE 7P A GG BN R IE R, H5E DIk 0 ar ., 4k
PR EEHEAMA RN IRPIE, MR RRR RS SRA G A SR
PR LRI IR SRR PR K 7, #5258 A & e BEAE BB B N AT BL 1 2R 3R, B e B AR A
(B SAS U Gk A O = 82 DNIOY S PSTIiWE & STk SR S E S a i R i i R s
G TC R AR S B AL AN T 1 i AL

4.3.2 REZGHIT AT T

HGE PN IR RS A G Z B E H R A5, iR IET R B A T3 5
AR i 32 PR TR B 10 52 o i RS 5 8 L 5 1R 5% 8 S s el gt 8l 1P 558 7 8 ¢ A= 4 [ H s 70 52
Gy, FeGEBNERM KRB A G HR MR FKYE, IFRAALR&E, Sty e
A s L B R AT BB IR 21 B S R A

AARTT I, AEE G % AL 5 320 P A A% AR TR A R A RESRIAT, »
ARG S 5 05 B JF5a i 7 H U 38 5 A0 (K B0 32 5y el i iR 27 2
RS [ 5%HIZE B 364 16 1K, I TR B R AF 2 5 TR 08 SR 7 2210 A 2B R A1 32 5 o
A WA AR KB R BE BN 758 5 AR 2 ik (1 2K S 8 S AT

4.4 HEWARZ ST RIEABIESHT



FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

SN BRI « MGt R P LSRR k5 B Bk [ S5 R KR, =2
JFE A i B R T, B AR O B R, i KU S AT L AE S R LT AT, AT
BRI BRRE, Z0RISE B AR AL, AT RIS uks R, T —JT
e, KRS e ARG, RAT . BRI, BT S IR
HLIBe e  HUMOBC & S AT LR IE R AT . e 498 B Il e i fa Bk & A BTk 0. 69%. T
AFEGHIEAE, ORLYERFAE 99. 5% /A4 KT, FEATER 10 Rk PR R .

4.5 WEHAZESHFERI

AN, RIS HHHEIGK AR 2.36%, RIS AN 0. 69%.

4.6 MEMNESFE ANBEE ST EE U

RIS AFEELN A T ARV IR T 1T 75 S ], i 2 0% b
HEN £«

AHE G A N AFAERR RS, RIS R (5 BLAR o o 90, S A
AR AT P 9 TOPY HHEEAS RAT S FEML G SIS 2 S, T
NRH, REAIE ST I

§5 EAAWE

5.1 MEMIRESFH~HEHNR

SEEAL: NRMT

Fs i H w# o) i e B B T EL B (%)

1| B 30,828,533.86 99.44

Horr. R 30,828,533.86 99.44

B e

[ 5 WAL i A3

Hrp: it

B SCRRIE SR

4 | R

EROMITAE A TR

6 | KRBT

o KW e i SRR AR

SR e

BATAA R MG H & e A 173,206.09 0.56
HoAth e = - -
At 31,001,739.95 100.00

9
FE: BLAR I SR B B T TR AR A (B 1

%6 U0 JE 11 7T




FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

5.2 MEMIRLATI A RIBRERTAS

5.2.1 MEHIRBHEHEREZTIW D RBAREZRRAE

eEAL: NIRRT

] (&3] ARME o) il 3 4 % P 1 L 81 (%)
A VeSS N 1 4 55,949.00 0.18
B P4 3,759,870.00 12.15
C il &b 20,740,978.26 67.04
Wk = =z
D Egﬂmﬁ - BABKETA 953,241.00 3.08
E et 4 249,912.00 0.81
F LR A EE 1,041,250.00 3.37
G LI SR B 2,146,350.00 6.94
H {1 Aol 183,867.00 0.59
. ;i@%\ﬁ#ﬁﬁﬁﬁ*% 715.570.00 531
J 4
K St - -
L FH G RAT 45 MR 25k 615,369.00 1.99
M BEEEH SR AR S5 26,430.60 0.09
N IR FREEAN A FE it 85,184.00 0.28
0 JE B AR SS  AG FERT At AR 251
P HE - -
Q TA A2 TAE 149,796.00 0.48
R Ak R E AR R 101,575.00 0.33
S e - -
it 30,825,341.86 99.63

5.2.2 MEFRBREERZATIWD REABRERHAE

SEEAL: NRMT

] AT ARME o) i 5 4 B P VHE AT (%)
A VSN N 1 4 -
B P4 - -
C il &b 3,192.00 0.01
D I 81, R BoKA =R

(VA4
E jEiitN4
F LR T
G IS AR B
H {E75 FE O
. 5 RS AR AE B AR R

k.
J a4




FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

Byt el

A G 55 e 55l

AR FEAMEBAMR 55\

TKF] L IR FE i i B

R MRS B A AR AR S

A

DA TAE

e RE RS

v |w|o|w|lolz|z|c| =

= A
éﬂi =

&1t 3,192.00 0.01

5.2.3 MEMREATWL I RANEROER BB R B A S
ACHE AR A WA R A BB A B

5.3 JIARIRA S E o 2 B HE LA KNP BB B B 4

5.3.1 MEWIRIGHIE LA SOMHE 5 S B 7= 1#E HLBIRADHEF AT 44
L3 e gL

eHEAL: AR

e | mEmem | mman | 2R B | AnkE Go | Do B
tefl (%)
1 | 600104 FRER 297,700 3,238,976.00 10.47
2 | 600938 HH ] v 94,900 3,171,558.00 10.25
3 | 601600 o E AR 290,700 2,595,951.00 8.39
4 | 000651 ALk 66,500 2,545,620.00 8.23
5 1601877 IEZRHLAR 79,000 1,971,050.00 6.37
6 | 601633 KA 141,400 1,941,422.00 6.28
7 1000708 SRR 67,900 890,169.00 2.88
8 | 600482 )5 24,900 834,399.00 2.70
9 | 002648 BEAY 30,700 813,857.00 2.63
10 | 000933 PR By 29,100 763,002.00 247

5.3.2 MG WIRBIRIB LA SOHE o 2 B 7198 FL B RN HE P B AT T4 Bt
L3 e gL

EHEAL: NIRRT

bR g B
75 JBE AR Ji S 44 e (D ARME o HE LA
(%)
1 002918 S YRR 5> 300 3,192.00 0.01

5.4 MEMREF S MM 2R GFERAE
AE A E WIARRFFA G




FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

5.5 & HIRIEA R E G E ST 3E I DN HEFF R T4 B B 5 B4
AT EAIRE IR R A 67

5.6 HRE WAL A SOAE G 2 B 1E HU B /N EE R I B+ 48 B 7= SORRIE S
B4

AHE G AR IR ARFFA B SRR -

5.7 B IR A S E 5 2 T3 E HL B K/ N EE R O B 42 Bt e R4 B
il

AR EAREWIRARFFA RS-

5.8 MEHARIEA SME o ZE 3 715 E LU /N HE P (TR 48 BUIE S B B 40
AT AR AR R A AU .

5.9 MEHIARAZR SR B RRIBII LR ZF O

5.9.1 MEWARFEETF KB R M0 P 4
RIS AR IRRFFA AR T 5L

5.9.2 AEGH BRI B IBOR

ACHE SRS SO AR RS BRI SR, LU IR B (), TSR ah b
SE SR IR B A 2 o TR IR AR I B 1 45t , ST 01730 SR A e 3 B B 2 S
PR HEE I H 1 -

5.10 MEHRAEEHF M HE AR H LA
5.10.1 AR EBEH BB EBOR

AF e SRR N 7 A Rz 577 1 R ek R, A5 S AR XU
HFEW, DEMIRE N EE A K, &S E U s s A G F R . 78 U T4
L RE R, BB H O 22 G AR T 78 F5 (K A 5 I W, 57 2075 8 ] B
RO REIE S IR BN A A RGRFAE, TR BT RCE, VEIRET R, DIHEGRA S AN, #
AR TE AL BB XU o

5.10.2 5 HRAE S BB 10 E 5 R RKF- S 150 5 B 40
AEEG AR WIRAR I B G554

5.10.3 Z<HA BE fR # R 5P

#
©
=
H
=



FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

AR AN, AL ERBTE UG S REE MR R BORAER S H 1.

5.11 BHEAEGMERE
5.11.1
W5 S SR BT+ 2R AT EAR KA g R
M —FENZIAHFIET . AN HBEE.
5.11.2

ANH P BEIAT A% R BT AR e R RLE 10 e i 2
TR B ORI b e N RN

5.11.3 HABBE P HI R
AT EAIRE IR AR R A H AL T

5.11.4 REWRFFR KA T HBOAK AT RS54
AT AR IR R R AT AE T IR (0 T e e 557

5.11.5 $RE AR HT 48 B A FE VU 32 PR 1% DL i U BA

SLER A AR G

TR, ANHE G BN A FE AN

5.11.5.1 G BIRIGHE B AT+ 2 BER A ERUE Z IR H 5L A8
AT AR WIARAR BB B A+ 44 B S AP AR U A2 BR A1 L o

5.11.5.2 JARBUR B BT F42 B AP AR I B2 BRI L A e B
AT AR SR ARG 5 % iy 1044 JB S vh AN AE I 52 B AR 1 0L

§ 6 B AEEHHRS)

B
i 5 A BT 4 A B0 28,807,000.00
et A 30 1) s 4 A W ) 47 800 7,500,000.00
Paks e T B0 1) 4 A TR [ 47 40 9,000,000.00

07 ST (R0 e R AR S A (A b DA -3

T AR S 1 LR B

27,307,000.00

§7 ZEEEANGHBEERERRAEEIFNL

7.1 ZEEEAFHAEEZSHIRIHER

AR I & BN TCIE H A B e B A L & R O

%10 0

ps

11 I




FHR e 4R A PSS 5 BTGB BOIE R S Bk 6 2026 4R56 3 TRy

7.2 ZEEENZHERRERREEEZ 5 A4
AR T I P 2 < BN TG 38 AT B e e A B 128 5 W4

§8 ZANMHER

8.1 FENMFHEXR

v R EIIE 73 B A P D3 2 UM BE ST 7R ik 8 B R A = ST
2 R B B L VA R R AR B e A 5 BT TBGRIR BOE TR 505t
FE < BT ) ST A
3. (A HIEATE H MR 5T BGUHR SO R R R e 5 )
4. (T PIEAR B IR s 5 ROT G ER BUEF SR R R SR E 0
5. (I PIEATE A B A 5 BTG IR BOE S 8 B et S W )
6. FEEE NG BRI B LU

w

8.2 TR HE

R E AR AT
Hidik: PRYIITH AR H X PR R ORAE 7088 5

8.3 &P
RSO T AR A T L A e TR A PR A ) TLIE Rt 7 B, B e L ) P B R L
BT B F 2 )

el

BRBEI ARG BB SN, JEHARESERAFELESEHERA
% PR HEAE: 400-887-9555
PIdE: http://www. cmfchina. com

FH T B FAT PR A )
2026 £ 10 H 27 H

o101 U 11 m



	§1重要提示
	§2基金产品概况
	§3主要财务指标和基金净值表现
	3.1主要财务指标
	3.2基金净值表现

	§4管理人报告
	4.1基金经理（或基金经理小组）简介
	4.2管理人对报告期内本基金运作遵规守信情况的说明
	4.3公平交易专项说明
	4.4报告期内基金投资策略和运作分析
	4.5报告期内基金的业绩表现
	4.6报告期内基金持有人数或基金资产净值预警说明

	§5投资组合报告
	5.1报告期末基金资产组合情况
	5.2报告期末按行业分类的股票投资组合
	5.3期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4报告期末按债券品种分类的债券投资组合
	5.5报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9报告期末本基金投资的股指期货交易情况说明
	5.10报告期末本基金投资的国债期货交易情况说明
	5.11投资组合报告附注

	§6开放式基金份额变动
	§7基金管理人运用固有资金投资本基金情况
	7.1基金管理人持有本基金份额变动情况
	7.2基金管理人运用固有资金投资本基金交易明细

	§8备查文件目录
	8.1备查文件目录
	8.2存放地点
	8.3查阅方式


